Sequential ordinal modeling with applications to survival data.
This paper considers the class of sequential ordinal models in relation to other models for ordinal response data. Markov chain Monte Carlo (MCMC) algorithms, based on the approach of Albert and Chib (1993, Journal of the American Statistical Association 88, 669-679), are developed for the fitting of these models. The ideas and methods are illustrated in detail with a real data example on the length of hospital stay for patients undergoing heart surgery. A notable aspect of this analysis is the comparison, based on marginal likelihoods and training sample priors, of several nonnested models, such as the sequential model, the cumulative ordinal model, and Weibull and log-logistic models.